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ABSTRAK 
 
Penelitian ini bertujuan untuk menguji pengaruh kinerja keuangan tingkat suku bunga dan kurs 
nilai tukar terhadap harga saham. Kinerja keuangan pada penelitian ini mengunakan Return On 
Assets (ROA) dan Earning Per Share (EPS). Populasi pada penelitian ini ialah perusahaan 
manufaktur sektor industri dasar dan kimia yang terdaftar di BEI pada periode 2014-2018. 
Sampel penelitian ini diperoleh menggunakan metode purposive sampling yang memperoleh 
sampel sabanyak18 perusahaan dengan jumlah 90 pengamatan. Metode analisis data yang 
digunakan pada penelitian ini ialah metode analisis regresi linear berganda. Hasil penelitian ini 
menunjukkan bahwa Earning Per Share berpengaruh positif terhadap harga saham, hal ini 
menunjukkan semakin tinggi nilai Earning Per Share perusahaan maka semakin tinggi harga 
saham.Return On Assets, Tingkat Suku Bunga dan Kurs Nilai Tukartidak berpengaruh terhadap 
harga saham, artinyatinggi rendahnya Return On Assets, Tingkat Suku Bunga dan Kurs Nilai 
Tukar belum dapat memastikan nilai harga saham akan meningkat atau menurun, akan tetapi 
dipengaruhi oleh faktor-faktor lainnya. 
 




















This research aimed to examine the effect of financial performance of interest rates and 
exchange rates on stock price. While, financial performance was referred to Return On Asset 
(ROA) and Earning Per Share (EPS). Moreover, the population was basic industry and 
chemistry manufacturing companies which were listed on Indonesia Stock Exchange during 
2014-2018. Furthermore, the data collection technique used purposive sampling. In line with, 
there were 18 basic industry and chemistry manufacturing companies as sample, with 90 
observation. Additionally, the data analysis technique used multiple linear regression. 
According to the research result, it concluded Earning Per Share had positive effect on stock 
price. It meant, the higher the Earning Per Share of companies, the higher the stock price was. 
On the other hand, Return On Assets, Interest Rates and Exchange Rates did not affect stock 
price. In other words, higher or lower Return On Assets, Interest Rates and Exchange Rates 
could not determine stock price either increase or decrease. 
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